.~((U~ -Us)218) E((W~ -Ws)21$) 2E 1((s,~))1&#x26;(Wt -
Ws)2))1~~.
To get the second and the third equality and the next inequality we used the fact that the process PV is reduced by T. . The last step was possible by virtue of Schwarz inequality.
Comparing the second and the last term of the sequence of (in)equalities above and repeating the first inequality we get E((U~ -Us)21B) 4C2.P (B) and this gives ( 1 ) .
We still need to show that all the jumps of the process ~7 are uniformly bounded. First 
